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Annual Statement for the year 2018 ofthe IMl@tropolitan Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr8aSUIY SECUMEES. ......cvcvvvecvieieeicisire ettt ssbenas | evenaesees 29,856,076 | ........... 415 | ... 29,856,076 | ....coovevevereeererieeieeens | creeeeeienns 29,856,076 | ........... 415
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES. .........ccovuevevieveverereeeeiereeeeeseenes | cveveresesisesssessesesiess | coeveseesenas 0.0 | oo e | e s (0] A 0.0
1.22 Issued by U.S. government SponsSored agenCIES............owerurererneenrereenns | onveseereesmesseesnesessnnes | convseeeneens 0.0 [ o | e | e (0] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....vvverecereireiieieie ettt sttt ssssssntnens | sesessssesessessnssnssessans | sesessessnes 0.0 [ o [ evereessneisssseneenes | cnreeeseeeeeeseneeees (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cceeveevees | cevriernas 3,828,527 | ............. 53 | v 3,828,527 | ..cvveeereeeeiieeies | e 3,828,527 | ..coeve 53
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations..............ccccoeeeeeeiivenvecerceees | cvvverrines 1,810,839 | .25 | i 1,810,839 | e | e, 1,810,839
1.43 Revenue and assessment obligations..............ccceceeveecveveceeeeeiesreceenens | eveeeenns 12,583,055 12,583,055
1.44 Industrial development and similar obligations..............ccceeveeiveveviveeeiees | evvvevenieeniieeeniens | cvereeeerernd000 [ [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA.............ccooeeieeiieereeceeceeeeees | eveereieseeeinas 8,782 | ... 0.0 | v 8,782 | .o | e 8,782 | ... 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........c.ccoooevevevvereees | coverenne. 5,518,069 | ............. TT | e, 5,518,069 | ..covvvvererirerieeiees | e 5,518,069 | ............. 77
1513 Al 0NN ...t sssnins | sbsessssss e issessenines | esineiand 0.0 [ oo [ e | e [V [ 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccoeees | cevevvveeneieeeiieeens | cvevevinns 0.0 [ oo e | e (0 [ A 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271 ..o | s | cereeneeneens 0.0 [ o | e | e (0 [ I 0.0
1.523 Al Ot ...ttt essnes | eeeeeineeas 4,107,768 | ............. 5.7 | oo 4,107,768 | oo | e 4,107,768 | ............. 5.7
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDTIA SECUMLIES).....voeeieeciceececteee et stesnnas | eraesans 10,214,074 | ........... 142 | . 10,214,074

© ® N o

2.2 Unaffiliated non-U.S. securities (including Canada

2.3 Affiliated securities
Equity interests:
3.1
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
33
3.31 Affiliated
3.32 Unaffiliated
34
3.41 Affiliated
3.42 Unaffiliated
35
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

Investments in mutual funds

Publicly traded equity securities (excluding preferred stocks):

Other equity securities:

Other equity interests including tangible personal property under lease:

.986,052

............. 0.0
............. 0.0

............. 0.0
............. 0.0

............. 0.0
............. 0.0

986,052 |....

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties............ccccevveverveerereeeesiee e
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS........coiiiirirniiiteeerieise it
4.6 Mezzanine real estate [0aNS...........c.vveeierinieiesnsee e
Real estate investments:
5.1 Property occupied DY COMPANY.........ccoiuiiriinirernseeeiseiseeeieesssesseenesnes | ereseessessseseensessenes | crevneensenns 0.0 [ e | e | e (0 [ 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt).........cccvrrrrirrnrnrinnrneinneeines [ | e 0.0 [ oo [ e | creeeeneeeeeeseneeees (01 IO 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SatiSFACtiON Of AEDE).........overeeecereeecreeecseseeessesesesessenssnnnees | cesneessenssnsssssensnnsnns | sneennereess0:00 | orimissnnincsnnenins [ v | e (V1 I 0.0
CONraCt [0ANS........cervericirerrieieeerineeresei et eniseseniesssssesessssssseensesens | sesssnensensssnssnensenns | seenenierened000 [ [ e | e (V1N IO 0.0
DEMVALVES. ..ot ssssssstssssssssssssssesssssssssssessssssssesssnsns | srnnssmssnsssssssssenssnsens | sreessenness0:00 | coriesinsinsiinissiiniines [ erreesssnssesnsneenes | conernesssenesssssseeseeees (V1 I 0.0
Receivables for SECUMEIES...........vuvriiiicrinieeeeeseesssseneessinensssnines | erenssenessenssnensessens | nereeronennd0:0) | i | | e (V1N IO 0.0
Securities lending (Line 10, Asset Page reinvested collateral)..............ccoeveeeeecciee [ evvevereeiieiesesiiees | cvvereeeene0.0 [ e e XX | D09, G IO XXX...
. Cash, cash equivalents and short-term investments.............ccccoveveeveveevveiccveieiins | 00000000002,965,316 | ol | 002,965,316 | e | e 2,965,316 | ............. 4.1
. Other iNVESIE @SSELS........crvueeeieirecireieeeeineiseisesieetseeessessseesessesssessessssesssessessensnens | sessnsssssesssnssssssssenes | seessnsensss0:0 | erininnnniinisnsssiinne | roriensssssssnssessesssns | seeseessssssssesssssssnsanns [0 IS 0.0
. Total INvested aSSES.........ccovvviiiirnincreninirsnsesnsseressssenenssnsessenssnseenens | eovenenneed 1,808,998 | 100000 100.0 | ... 71,878,588 | ool | e, 71,878,558 | ......... 100.0
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Annual Statement for the year 2018 ofthe IMl@tropolitan Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI.........ccuiueiiirieiiei ettt bbbt s bbbttt b s
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ccccciriiriririenieseee e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........cccoveiiiiicieeicee s

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ..ottt ettt ae et et n ettt sn ettt s s e nnaes
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........oouiuiiiieueeeeee e w22 B~ B TR -+ #4444 s s e sete st s e seseses s s s e te s e s as e s et et e s s s see

5. Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbbt bbb a bbbt bbbttt b s e netee
6.2 Totals, Part 3, COIUMN 3.ttt bbb bbb bbb s e

7. Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 2.ttt nen
7.2 Totals, Part 3, COIUMN 10........cooiiieeeecececcice ettt sttt ettt ettt sttt ae s ss st et et ste s et et et sansn s snnaes

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN .. ..ottt v ettt a s s st et et s s et et et eseanss s st st atatatateseenanes
8.2 Totals, Part 3, COIUMN O........ouoiiiiiieieteice ettt ettt

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+6-7-8).........coccrririiiieieieiice ettt bbbt
10.  Deduct total NONAAMITEEA BMOUNES..........ccoviiriieeicie et s et s et s a8 s et bt bbbt s sttt st s

11.  Statement value at end of current period (Line 9 MINUS LINE 10)..........ciueiiiiiiiiiei ettt bbb bbb b s bbb snnes

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DeCEmMbBEr 31 Of PrIOr YEAI..........c.oiueuiveiiieieieiceie et
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ccccuiueiiiieeicsice e

2.2 Additional investment made after acquisition (Part 2, COlUMN 8).........c.cccueueiiiireeieicecce e

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.......ovieeeeececececeeet ettt ettt ettt ettt a s an st et st st et et et eseanen s s nans
3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt
4. ACCIUAL OF GISCOUNL. ...ttt bbb bbb s bbb st bbb s s b e bbb e st e b b s e et b et b s s e b et b s b ae s e b e b e b b s s s eb et st e s eb e bbb s b b et s s e st et s sanaeaas

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column O..........cooiuiueriiieciceeceee e o LG B ...
5.2 Totals, Part 3, Column 8...........coeveveeeeceeeeeeeee e NN .....................................
Total gain (loss) on disposals, Part 3, COIUMN 18...........c.ccuiiieieiiicetes sttt b s bbb s bbb bbb b s bbb s bbb b sn bbb b s st ee

Deduct amounts received on disposals, Part 3, COIUMN 5.ttt ettt ettt sttt s s a et b s et et s s snsesesans

Deduct amortization of premium and mortgage interest points and COMMItMENE fEES..........c.cviiiieieiiiicee e

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt s enee
9.2 Totals, Part 3, COIUMN 13.......eceeeeeeee ettt ettt ettt ae et et sa et et s s ettt s s e snaes

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 1. ...ttt bbb bbb bbb s et bbb en st bbb sn st banas
10.2 Totals, Part 3, COIUMN 10........ouiririeieieisciseise sttt an s s s s nsensennes

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).......ccccvvriririniieirieee s
12, TOtal VAIUBHON GIOWENCE. ...
13, SUDLOAI (LINE 11 PIUS LINE 12)...uuieieieiiictee ettt sttt ettt ettt bbbttt b b s bbb s s st et b s s s e bbb s b e bbb s se bbb bt ee s bbb s e bbb b s ae bt s s aees
14. Deduct total NONAAMILEA BMOUNLS...........coirieiiiiii e

15.  Statement value of mortgages owned at end of current period (Line 13 minus Line 14)
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© o N o
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1.
12.
13.

> ow N
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10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIHOK VAN ...........ciuiiiiiiicieieicce ettt b et b s s bbb s e bt bbbt s s aenas

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cc.coiuiueiiiiiiceercece e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)...........coiriiiriiniinee e

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeectete ettt sttt s bbbttt sttt et s s st ettt sn st bt s s snaee
3.2 Totals, Part 3, COIUMN 12 ...ttt bbb bbb bt s s bbbt s s bbb s tee

ACCIUAL O GISCOUNL. .......coceivitiiectcte ettt ettt ettt a bbb s s et s s s e e b et et s e s et et s s sese b et et s s e s e b et s s s aese s e s e b b as s e b et e st et et ettt snseseb et s s e sesetesssananta

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13.......c.coeureiiceeeecece e NNE ...........................

5.2 Totals, Part 3, COIUMN O.........ooiiiiireictec ettt ettt a bbbttt

Total gain (loss) on disposals, Part 3, COIUMN 19...........cciiiiiieeccee sttt bbbttt b b bt s bbb e bbb bbbt b et s st ettt ss st bbb s s sntee

Deduct amounts received on disposals, Part 3, COIUMN 16............c.cccuiueiiieiiieiciiee et ettt st b bbb bbb bbb bbb

Deduct amortization of premium and AEPIECIALION. .............ccuiieiiiicee ettt bbbt bbbt b s ettt sttt s s et et et s s e seaee

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17
9.2 Totals, Part 3, Column 14

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, Column 15...
10.2 Totals, Part 3, COUMN 1. ..ot

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..

Deduct total NONAAMITEEA AMOUNES..........cciiiiieitciicce ettt bbb s s s s s s bbb s s b et bbbt s bbb s s bbb s bt eb s s s st ebna

Statement value at end of current period (LINE 11 MINUS LINE 12)........couiuiiiiiiinieirieree ettt sttt bbbt ntes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying valug, DECEMBET 31 O PriOI YBAI..........ceuiiieeieceete ettt b et b st s sttt s bt st s s s sb et et ssse e s st et e s s e sesstasasananeas

61,441,812

Cost of bonds and stocks acquired, Part 3, COIUMN 7..........c.cciiiiiicie ettt bbbt s bbbt sttt s bbb s e st e s s s e et et et es et et et s essnsebetsa

40,639,307

ACCTUAL OF GISCOUNL. ...ttt ettt s s bbb s 428 b s s bbbt se A b b s bbb bbb st bbbttt nas

203,193

Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12..c.ciiiriiiisiiteeiises bbb
4.2 Part 2, SECHON 1, COIUMN 15.....e ittt sttt ettt st ettt et et ea s s s st st st tabebebernanas
4.3 Part2, SECON 2, COIUMN 13......ocvirieceeceeeeeeee ettt sttt et a et se st e s s ssee st s s s setetas s snsnees
L T3 7 VT o T OO

0

Total gain (10ss) on disPoSalS, Part 4, COIUMN 19..........ceiiiiceeieeieeee ettt ettt ae st sses s et e bt s e se s et et s e e s et et s s s se s et et s snsesetasssenseeebesassnsneeee

(106,200)

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coviiiiiiicce ettt bbbt aeane

33,069,763

Deduct amOrtiZation Of PIEMIUM. ...........ciieuiieiiie ettt ettt et s et b b £ s b e s b s s e bbbt bbbttt

231472

Total foreign exchange change in book/adjusted carrying value:

TR = T T o) [V e < TR U TR
8.2 Part2, Section 1, COlUMN 19.......oiiiiiee bbb
8.3 Part2, SECHON 2, COIUMN 6.ttt ettt ettt ettt et a et b et s s st bt s e snaee
8.4 Partd, COMUMN 15......cuiiiieiiieieie e

Deduct current year's other-than-temporary impairment recognized:

9.1 PArt 1, COUMN T4t bbb
9.2 Part2, SECHON 1, COIUMN 17.......vivieeceee ettt ettt sttt en ettt ss st bt s s snsnaee
9.3 Part 2, SECtion 2, COIUMN 4.
9.4 Part 4, COUMN 3.ttt bbb b bbb bbbttt b s e sttt s a et s s b ettt s s nee

0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNg SR(2).......cvveverrererreieeeereeeseeeeeeeeseseesssessesessnns

36,360

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9410).........criiuriiuriirieisete ettt

68,913,237

Deduct total NONAAMITEEA AMOUNES.........ciiiiiiieieicee e e e s e E RS ee 8 b b e s et s R et et e s b s s s nrnE et e

Statement value at end of current period (LINe 11 MINUS LINE 12).........coiiiiiieiieicce ettt bbbttt b bbbt s s s bebnas

68,913,237
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Annual Statement for the year 2018 ofthe IMl@tropolitan Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States......cocovrrvnrvrrns | corerereerrireinns 29,864,858 | ......cocvverrenne 29,783,786 | ..evvveeeeien 29,803,047 | oo 30,083,624
Governments (Including all obligations 2. CANAUA........ceiieieicerecieees | et | ettt tens | ebestetess et sttt esinaes | erebeseiet sttt ettt benes
guaranteed by governments) 3. OthEr COUNMMMES. .vvurerrererrines | crerresrinssssesssssssssesssssnsssesess | eessesessesssssssssessssssssssssensnssns | nsssessssssssssssssanssssessassnssnss | sesssssssosssnssessassnsssssassnssnees
4. TOtalS. oo | crvesenienresiens 29,864,858 | ......coovrrinirinnnn 29,783,786 | ..oocrvrirreiriinn: 29,803,047 | .oovvvverirnerinnn: 30,083,624
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ooiieecieieeiciesecieies | e 3,828,527 | oo 3,932,583 | ..ot 4,086,776 | ..ccoovererinne 3,700,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....oooiieeeiieeiieesecees | e 1,810,839 | oo 1,908,218 | ..o 1,879,448 | ..o 1,750,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS....coonereserersrirsenrnssrenes | nsveessiensnneees 18,101,124 | oo, 18,170,539 | .oovcvvrernirrennnes 18,182,485 | ..oocovvrrivirncnens 17,617,083
Industrial and Miscellaneous, 8. United States........ccoevvveeees | coviiiciriiiennns 14,321,842 | oo 14,016,338 | ..ocovviveirercine 14,309,310 | oo 14,131,000
SVO Identified Funds, Bank Loans 9. CANAUA. ... | e | e | e | et
and Hybrid Securities (Unaffiliated) 10. Other Countries..........cccccecevies | covereerereererennn 986,052 | .coovovveereeanan 904,922 | .coovveieern 983,540 | .cooverirercenn 1,000,000
11, TotalS. o | e 15,307,894 | oo, 14,921,260 | .ovovcrrnirrennees 15,292,850 | oovcovvrersrirninens 15,131,000
Parent, Subsidiaries and Affiliates 12, TORAIS...veeieeriieiisrienisriissiis | | chesensssssnsesnsssnsssnsssssssnsssnses | ansbsnssnssesssenssenssnsssssssnssness | ooesssess st
13. Total Bonds.......couuermueessrssns | covvvervreinriennes 68,913,242 | ..o 68,716,386 | ..ocoorrrrrerirreens 69,244,606 | ...coverrrirsirinens 68,281,707
PREFERRED STOCKS 14, UNHEA SEALES......vevecevcriieeies [ e | oeeiieessness s siessnns | cesseessssesssesss s sesssssenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ......oevererirriiririniinnes | seresiseissessssssssssssesressnnsess | srtsssessessssssssess s sessensenssess | stsessestess s estens st esssnsesas
16. Other COUNMMES. ......vuurierieins [ | cressesssssssssssssssssssssiienies | srvensesnsssssssssssssesssesssesssesces
17, TOtAlS. .cooveeercrcisrinireisnisrines | v 0 | o [0 OO 0
Parent, Subsidiaries and Affiliates 18, TORAIS. ..veeieeiiiiiiisrisrisris [ | cresnessssnssnsesnsssnssssssnsssnnes | sriensssnseseni s
19. Total Preferred Stocks......... | ccoooviviiiniiniiniicniinninnns 0 ] e 0 [ oo 0
COMMON STOCKS 20. UNItEd SEALES......ouvvrrrrirriirees | rrreeicriieericeinrsniesisesrinee | corsessssesssesessessseessssssssnnns | soseeseseesssesssesssssss s
Industrial and Miscellaneous (Unaffiliated) 07 1o - T OO DTS TR
22. Other COUNMIES........oouisriiniis o | oo | e sesesssessssans
23, TOtalS.....coiereviriescncciei | v 0 | s 0 ] oo 0
Parent, Subsidiaries and Affiliates 24, TOtalS.....oooiiriiniiniiniisiieis [ | s | G
25. Total Common StOCKS......ee. | weovverieniiinniinirirerirerirerinns 0 [ oo 0 [ oo 0
26. Total StOCKS....ruumesmessmrssnssens | coviiiiisiiesissiisissssissesins {01 RN [0 O 0
27. Total Bonds and Stocks...... | ....c.ccooevenrrnen: 68,913,242 | ..oovvvvenne 68,716,386 | ...oovvvvrrrereenne 69,244,606

S104
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Annual Statement for the year 2018 of the Vl€@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
U.S. Governments
30,365,550 1,995,752 22,764,556

...32,363,729

Totals

U.S. States, Territories and Possessions, etc., Guaranteed

Totals...

............... 2,785,594

............... 1,042,933 | ...

............... 3,871,047

.2,785,594

1,042,933

..3,871,047

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

............... 1,810,839

............... 2,326,571

..... 1,810,839

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

............... 3,282,933
................. 535,571

............... 2,200,089
222,217

............. 17,016,629
............... 1,084,495

............. 34,379,164
............... 2,081,374

............. 17,016,629
..... 1,084,495




Annual Statement for the year 2018 of the Vl€@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
4,107,768 | ..ocvoeveerereceeereeens | eveereeeeeresenseisnieins | eerereeee XXX e | e 4.107,768 | ..coovvevvveieeeennn5.8 [, 4118,796 | ..oovvereevcieeeenn5.2 | 8107,768 |
..6,252,258 | .. ....11,200,126 | ... ....10,091,089 ...2,000,000

90IS

8.7 TOAIS.....eeeicce | s [V PO (0 P {01 [V P 0 [ XXX e | ormrenenieressincnees 0

SVO Identified Funds

.......... XXX o oo X e e XK e [ e XK ek XX
.......... XXX o e XK e e XK i e XK i et XX
.......... XXX oovevenne [ e X e e XX i e X e [ e X
.......... ) 0.9 CHNRNIN INSTRIIEY 0.9, CHSIRIRINI INSUIOTIRTED 9.9, GRS INSTRIIND 0.0, CHRIRIRIORI INSSIRIOTED 0.0, GRS
.......... ) 0.9 GOSN INSRINY 0.9, CHRSRN INURRD 0.9 GRS ITRNY 0.0 CSRN INSRINNY 0.0 G
.......... D 0,0 SRS RN ©.0 R IR o0, CRUIRI IR o,0 RTINS IR ¢.0 R

9.7 TOtAlS. .. ..ottt snserenees | ererinaa .0, SO D00, S [ DS S I L. S I XXX oo

Bank Loans
10.1 NAIC 1

10.2 NAIC 2.
10.3 NAIC 3.
10.4 NAIC 4.
10.5 NAIC5
10.6 NAIC6
10.7 Totals




Annual Statement for the year 2018 of the Vl€@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
11. Total Bonds Current Year
111 NAIC Tt (d)........ 30,761,814 | ..o 11,778,617 | v 7,393,128 |..cccvvverenns 6,993,844 |............... 2,200,089 | .oovvrrereeiierine (U 59,127,492

............... 4,947,868 |.............6,787,829 | ................326,707 | oo 222217 | o0 12,284,621

0 0

........................................................ 0 0

........................................................ 0 0

.......................... 14,180,957 |..............7,320,551 |..............2,422,306 | .......ccceuovrrirrnnnnl0 71,412,113

11.8 Line 11.7.85@ % 0f COL. 7....cooivrieiiiicincrsinnnei e | serresnissesseseneans 431 | o, 234 | e, 19.9 | oo 103 | e 34 | s 0.0 | oo 100.0

12. Total Bonds Prior Year
............. 26,229,385 |.............16,226,500 |.............13,500,492 |...............4,706,863 |...............6,796,894
...500,403 |.... 1,973,080 |. ..7,617,606 801,794 |... 1,279,580 |....

............. 67,460,134 | ..o BAT | 67,460,134 |
12,172,463 12,172,463 |..

. 5,508,657 |...
12.8 Line 12.7:a5a % 0Of COl. 9....oovuiviiiiiiciiiciccsc e . . B ] s [ 10.1
13. Total Publicly Traded Bonds

............. 11,778,617 |...............7,393128 | ...............6,993,844 | .............. 2,200,089 | .......cccernirirrinniinns | v 59,127,492
............... 4,947,868 |.............4,787,829 | .............326,707 | ................222,217 cerernenn 10,284,621

13.7 Totals
13.8 Line 13.7 as a % of Col. 7.....
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11
Total Privately Placed Bonds

............. 30,761,814 |............. 16,726,485 | ............. cevernenenn 2,422,306
.24

14.7 Totals
14.8 Line 14.7 asa % of Col. 7.....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

............... 2,000,000
.100.0
......................... 2.8

........... XXX oo | i 2,000,000
...100.0

(@) Includes $

(b) Includes $ 0 current year of bonds with Z designations, $.......... 0 prior year of bonds with Z designations and §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the
statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes§.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....2,498,871; NAIC 2§.......... 0; NAIC3S..... 0;: NAIC4S...... 0; NAIC5S........ 0; NAICGS.......... 0.



Annual Statement for the year 2018 of the Vl€@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations .30,364,236 |..... 11,990,711 LXXX... .32,354,947 .22,752,589 .32,354,947 |.
1.2 Residential Mortgage-Backed Securities... 1,314 5,041 XXX ..8,782 .8,782 |.
1.3 Commercial Mortgage-Backed SECUMLIES............ccccviviiiiiiiiiiiiiiiiiiiciieies et | evereieieeeseseiesereieiens | cereeessssssssssssessesnens | sresesesesssssssssssssssssenss | creresesesesesesssesesesesenes | sererenan XXX oevveiee | e 0

1.4 Other Loan-Backed and Structured SECUMLES. ..........ccovuiveieiiieiieiieiins [ erieeiieiieissssieissisies | onenesssssssesssssssesiesss | soesssssssessessssessessssenss | ersssesssssmsesesssssssessens | avvesssssssessesssssnonsessns | onsensess X Kunsenessnses | srsessssesessessssassesss 0 [

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

1,810,839 | 0 0 0 | XK ol P 2,326,571 9 [ 1,810,839 | .o

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.1 1SSUET OblIGAtIONS........cvuiveieeieciireicesie et ssesees | sreisessssessessssessesesnnes | crsssesenens 3,635,606 |.............. 2,410,710 |.............4,643,059 | .............. 1,893,680 | .......... ) 0.9 G B 12,583,055 | .ooovveveiiiirinns 176 | 23,495,103 | .oooovvereeeennn29.5 [ 12,583,055 | ..ooveierrireieiiisiieinns
5.2 Residential Mortgage-Backed Securities 1,550,826 |.............. 1,407,794 528,626 | ......... XXXcviorieiies e 5,518,069 | o 7T | 12,965,435 | .oovvieivieennl 163 | 5,518,069
5.3 Commercial Mortgage-Backed SECUMLIES...........ccvveveveieeiiereiiieeins | e e ————— e ————— rerverenreenseneenieenns | v | e XX vneieiies | e 0 | e 0.0 [ [ 0.0 [ |

Other Loan-Backed and Structured Securities..

..0

124

86,432 |.............. ,818,504

0,538

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.....

................................................................. 4,947,868 |..............6,252,258

4,107,768 |.

.............. 9,200,126

4,107,768 |.

............ 13,307,894

.............. 4,947,868 |............10,360,026 15,307,894 41...........14,209,885

0
0
0

0

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities




Annual Statement for the year 2018 of the Vl€@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO............

9.2 Bond Mutual Funds Identified by the SVO....
9.3 Totals

Bank Loans
10.1 Bank Loans - ISSUE.........ccuvuviiiiiiiienieecee e
10.2 Bank Loans - Acquired
10.3 Totals

Total Bonds Current Year
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities...
11.3 Commercial Mortgage-Backed Securities.....
11.4 Other Loan-Backed and Structured Securities

.............. 5,685,992 . cerenennD9, 777,494
1,634,559 |... ...5,526,851
4,107,768

60IS

11.5 SVO Identified FUNS.........cccoevivereierenieesieieeeneeseeneesnenes | svenreess XK ueieiveenns [ eveee e XX [ XK s | e XXX oo | vrereee XXX s [ e [0 [ 0.0 | et XX e XX s [ e 0

11.6 BaNK LOANS.......ccviiiiieieiiiieieiceieessisseisissienensssessessssssessessennns | ssnsesssssssnssrsssnnens0 | evevnsisnsesenssnsnnene0 |0 |, [O ESSTORRRROON | I IFTOURIOIOND 0,0, CORURURURIE [PVUUTRTOORIORORORROYOR 0 I IFVURTURORORIORORORUR 0 0 I IUVSURIOUIND .0, 0, CFRURURIRY DUUIRVRIDD 0,0, CHRTRIORIOR [PVRORORRoRORRRRo {1 I 0

11T TOtAIS. e essesssssnsesennnes | cenennnn 30,701,814 | 0000 16,726,485 | ............ 14,180,957 |.............. 7,320,551 |.covvirnn 2,422,306 | ..covvreirrierieennnd0 | ek THA12113 | 10000 | XXX [ XK e [ 69,412,113 | ...ccoevne 2,000,000

11.8 Line 11.7:a52 % Of COL 7...vvoviiiirieiciisisiesnsniessisnsnssissenssnssssnens | connennsrnneenneneened ST | i 234 | i 19.9 | i 10.3 | e 34 0.0 | i 10040 [ XXX [ XXX i | XXX | v 97.2 | oo, 2.8
Total Bonds Prior Year

12.1 Issuer Obligations 62,536,399 | oo 785 | 62,536,399

12,977,402 12,977,402 |.

4,118,796 |.

12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities.....
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds
12.6 Bank Loans
12.7 Totals
12.8 Line 12.7asa % of Col. 9.........

.............. 5,508,657 |.............8,076,474
........................ 6.9 | . 101 . v 1004

Total Publicly Traded Bonds
13.1 Issuer Obligations
13.2 Residential Mortgage-Backed Securities...
13.3 Commercial Mortgage-Backed Securities.....
13.4 Other Loan-Backed and Structured Securities
13.5 SVO Identified Funds
13,6 BaANK LOANS........iiviieiiicieicieeieis et aesss s sssssenes | sesesssssssssssssesssssssans | eossessssssessssssessnsnsenans | sresessssessssnsenessnesessns | sresessesessnsnsessssnsesanses | sresesessssssssessnsesessnnas 0] XXX

.............. 5,685,992 |.............1,893,680
1,634,559 |...

62,536,399
12,977,402

137 TOAIS.....cvecvecreeeeeec e seessss s ssesssssensnns | cenrenrnnn30,101,814 | i 16,726,485 |............ 12,180,957 |.....c........ 7,320,551 | ..ooeonee. 2,422,306

13.8 Line 13.785@ % Of COL. 7....ovvveieieieteete e sinans | eveviesiesesses s 443 | e, 241 | e 175 | e 105 | o 35 . O [ XX [ XXX

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.......cccoveeeireeeriiicees | ceririieriienienanad 431 | i 234 | i 171 | i 103 | oo 3.4 . 2 itk XXX etk XK
Total Privately Placed Bonds

14.1 Issuer Obligations.............ccocevierernnns

14.2 Residential Mortgage-Backed Securities...
14.3 Commercial Mortgage-Backed Securities
14.4 Other Loan-Backed and Structured Securities
14.5 SVO Identified Funds
14.6 Bank Loans....
14.7
14.8 Line 14.7asa % 0f Col. 7....oevvrvreeiierceees
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11




Annual Statement for the year 2018 ofthe IMl@tropolitan Casualty Insurance Company

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14



Annual Statement for the year 2018 of the Vl€@tropolitan Casualty Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

SLIS

1. Book/adjusted carrying value, DECEMBEr 31 Of PHIOF YEAI.........cu vttt ss s ssesens

2. Cost of cash equivalents acquired

3. ACCIUAL OF BISCOUN......cvveieit ittt bbbt s bbb bbbttt

4. Unrealized valuation iNCrease (ABCIEASE)...........cceviueueirieereiireiesieete sttt bbbt bbbt s s s s bnes

5. Total gain (I0SS) ON QISPOSAIS. .......eurvuerurerreririesereiseisesiseeseese s sesse st ssss s ssess st ases st ess sttt es st et est s sessess st anssnenns

6. Deduct consideration received on disposals

7. Deduct amortization of premium....

8. Total foreign exchange change in book/adjusted CarryiNg VAIUE............c.ccvevcveierieveieice e

9. Deduct current year's other-than-temporary impairment reCOGNIZEA...........ccuierieeiiiriieerree e

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccevvverereriieirieereeeee e

11. Deduct total NONadMIttEd @MOUNLS...........cvriiiiieieicieiee ettt
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2018 of the Vl€@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
¢} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 3N 8 |UNITED STATES TREASURY......cstruirerierireineesssisessesiesesseessssssssssssenes | weneees 1| v 7,475,113 | 99.273 | ... 7,445,508 | ..............7,500,000 | ..ccovvnenne TABT,150 | oo | s 12,038 | oo [ e [ 1.875 |...... 2.049 |JD....... 01/18/2018. | 12/31/2019.
912828 B3 3 |UNITED STATES TREASURY... SD.. 1] e 175,158 | 99.934 175,003 (B3) [ oo [ e | s 1.500 |...... 1481 |U....... 02/18/2014. | 01/31/2019.
912828  G6 1 |UNITED STATES TREASURY.......etviirerierireineesssiseriesiesesseesssssssssessenes. | veneees 1 17,763,786 | ..... 98.969 ..17,814,375 | ............18,000,000 | ........... 17,804,062 | ..o | e 40,276 [ oo [ e [ e 1.500 |...... 2.717 |MN...... 10/23/2018. | 11/30/2019.
912828 G9 5 |UNITED STATES TREASURY SD.. 1 2,395,880 ..2,376,094 . 2,399,150 838 w1625 JD....... 12/31/2014. | 12/31/2019.
912828 M8 0 |UNITED STATES TREASURY... . SD.. 1. ...1,984,067 . ..1,963,594 .2,000,000 | .ocoovveneee 1,990,711 2,254 | oo | e | 2.000 MN...... 3,516 12/30/2015. | 11/30/2022.
0199999. U.S. Government - Issuer Obligations. .........ccureurrsereererssesissississsresssessssesssssisssesssesaa 29,794,004 XXX | s 29,774,455 | ........c... 30,075,000 | ...coo.cee. 29,856,076 | ...ooocvvvrenrrine: 0 55,373 0 0 XXX XXX | s 48,347 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
362258 QN 1 [GINNIE MAE | GNMA 1 7.500% 781361....ccovsososcscccceeeeceesssssssssseeeeessssssseeees [.. ..9,043 |...108.198 8,782 (30) [ coorererrnrrnniis | eernsrinssissriinnins | o 7.500 |...... 6.881 | MON... 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed Securities . e ..9,043 XXX .8,782 (30) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENE........cvuuireeireiriniisirierississsissssessssesesesssesssnena 29,803,047 XXX .29,864,858 55,343 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063C  JA 9 | CALIFORNIA STATE OF......vviiriiiierinrinieierissiiesiesissssesssssisessessssssssnsns | coveons . 2| 1FE 1,110,910 |...112.172 1,061,100 | oo | e (T1B4) | s [ e [ e 5.000 |...... 3.631 |JD....... 03/20/2014. | 12/01/2030.
341150 A8 3 | FLORIDA STt sttt ssssssssssssnnns | soeees [P I 2| 1FE| cooiei 1,845,486 |...102.539 LAT24494 | | e (15,539) [ e [ [ 5.000 |...... 4.001 | JJ....... 11/24/2009. | 07/01/2027.
882722  ZN 4 | TEXAS ST Texas State Of ..o sssissssssssssssssss | eneees . 2| ... 1FE 1,130,380 |...106.770 ..1,042,933 | | eonieeennnd(15,816) [ v [ 5.000 |...... 3.249 |FA...... 12/19/2012. | 08/01/2036.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............cccceevuenenee . 4,086,776 XXX ..3,932,583 | ... .3,700,000 ...3,828,527 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). JEOTS OO 4,086,776 XXX ] s 3,932,583 | .o 3,700,000 | ............. 3,828,527 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
282726 DZ 8 |EL CAMINO CA CMNTY CLGDIST................ [ [.] 2[....1FE 1,879,448 |..109.041 | ..cocccvvnnee 1,908,218 | ..coovvrennes 1,750,000 | ..ccovvrenae 1,810,839 [ .o | ceriniens (15,510) [ .oocveererncenennns | crvveriinsiinsnissines | aeenad 5.000 |...... 3.950 |FA...o| oo 36,458 | .....co.. 87,500 | 03/24/2014. | 08/01/2037.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: s 1,879,448 XXX ..1,908,218 1,750,000 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. .. 1,879,448 XXX ..1,908,218 1,750,000 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
000000 00 O | SUMMARY ADJUSTMENT......ccvummrmmmmmmmmimmemeriseesssssesssesessessessssssenssesssssesas | soeees I I 2Z | oo | e | e | e | e 12/31/2018. | 01/01/2020.
088563 UK 5 |BEXAR TEX MET WTR DIST Bexar TX Metropol 2| 1FE 969,990 |...101.078 ..1,010,780 .1,000,000 | ... 998,511 22,752 .....5.000 10/28/2009. | 05/01/2039.
452252 LX 5 [ILLINOIS ST TOLL HWY AUTH 2| 1FE 593,775 |...110.507 .552,535 500,000 | ... 587,449 (2,566) .5.000 05/19/2016. | 01/01/2041.
462590 JF 8 |IOWA STUDENT LN LIQUIDITY CORP IR I 2| 1FE 729,517 |...103.577 .750,933 725,000 | ... 726,563 (487) ......5.000 12/06/2011. | 12/01/2021.
544435 4M 9 |LOS ANGELES CALIF DEPT ARPTS A JRUSSURIRIOTRIRRN BTN . 2| 1FE 288,653 |...110.230 286,429 (867) [ vevveverrerrererien [ everrereiereieeeiens | e 5.000 04/29/2016. | 05/15/2045.
57583U CL 0 |MASSACHUSETTS ST DEV FIN AGY . ISP IO . 2| ... 1FE 1,025,820 |...107.530 | ..............1,075,300 | ..............1,000,000 | .......c..... 1,007,135 (2,935) [ ..o | e | s 5.250 08/02/2011. | 04/01/2037.
57586N  C5 8 |MASSACHUSETTS ST HSG FIN AGY N 2| 1FE 500,000 |...101.618 . ....500,000 | ... 500,000 ved.250 06/17/2015. | 12/01/2040.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR.....ccouivimrirremrisrnieriensresessesssseens | weeees . 2| 2FE 536,160 |...124.676 | ................623,380 | ....... 500,000 | ... 535,571 (589) | veveerrrireriens [ e [ e 6.500 01/05/2015. | 10/01/2044.
64970H EU 4 |[NEW YORKNY CITY HSG DEV CORP...... FSOOTRITRRSURPIRN IO . 2| 1FE 1,260,938 |...100.662 1,250,000 ...1,256,400 (1,227) [ oo | e | s 3.700 01/07/2015. | 11/15/2034.
64988R  FJ 6 |NEW YORK ST MORTGAGE AGENCY New YOrk Sta..........cccoreveneeverervenens [ eevvene o [ roverirenes 2|l AFE | e 1,500,000 |..... 99.441 .1,500,000 .3.700 02/13/2013. | 10/01/2038.
64990C EJ 6 |NY ST DORM AUTH NEW YORK UNIV 2 548,545 |...103.005 ....500,000 | ... (1,592) .4.000 06/02/2016. | 07/01/2039.
650116 AH 9 |NEW YORK TRANSN DEV CORP. s s 2 267,080 |...102.630 250,000 | ... 264,684 (950) .4.000 05/18/2016. | 07/01/2031.
650116  AQ 9 |NEW YORK TRANSN DEV CORP........ccosvverrrmerierirenes s e 2 286,778 |...105.393 250,000 | ... 284,240 (1,034) .5.000 06/16/2016. | 07/01/2041.
717794 AV 3 | PHILADELPHIA AUTHORITY FOR IND e 2 315,766 |...112.276 285,000 | ... 305,966 (2,936) ......5.000 06/24/2015. | 04/01/2033.
735240  J7 9 | PORT OF PORTLAND......cotviuriririmrirermeriessiessensssessssssssensensesssessssssnens | senenes . 2 45,871 |...111.160 43,946 (536) | evevevererererrens [ e [ e 5.000 03/06/2015. | 07/01/2038.
837151 RW 1 |SOUTH CAROLINA PUBLIC SERVICE........ccccoomviiiiiniineiineriesesseeisssiseisnns | woeees e |l AFE | e 1,885,000 |..... 94.893 | ..............1,897,860 | ..............2,000,000 | ......cco... 1,901,908 [ ...cooveerierierins | e 16,908 | ..ooouveeireiiens [ v [ e 2.388 01/23/2018. | 12/01/2023.
917393 BN 9 |UTAH CNTY UTAH 2 271,525 |...100.959 270,477 (428) .....4.000 06/30/2016. | 05/15/2047.
928077 HD 1 |VIRGINIA PORT AUTH . . . 2 505,778 |...116.202 487,545 (5,051) [ cooneererenerrenins | cevrneeserieeiseenns | e 5.000 03/05/2015. | 07/01/2035.
928077 HE 9 |VIRGINIA PORT AUTH......cooiiiiiiiiiiiieinniisiininsisnsssisessssssesssssssssssnessnssssssesennnes | asvenes O I 2] ... 1FE] .. ..1,121,210 |...116.202 ..1,081,628 | ..o [ e (10,969) [ ...vvcerernrinierens [ connriierssinerieninee | s 5.000 03/05/2015. | 07/01/2036.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . .12,652,406 XXX oo 12,781,204 . .12,583,055 7,499 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132GL  EA 8 | FEDERAL HOME LOAN MORTGAGE COR FHLMC 3.5.......cccnvvvvirirerieiercnins | cevee o] 968,866 |...100.742 965,286 (L4(0)) TSI USTRRRTRRION PPN 3.500 12/05/2011. | 12/01/2041.
314008 AH 8 | FEDERAL NATIONAL MORTGAGE ASSO. . I 2,926,642 |...100.208 ..2,843,857 2,921,704 (4,938) ......3.500 01/05/2018. | 12/01/2047.
31417D  SP 9 | FEDERAL NATIONAL MORTGAGE ASSO et | e . ...1,634,571 |...100.589 ..1,588,599 1,579,296 ...1,631,079 (1,503) | oo [evnnsinnssnsiinniens | 3.500 11/16/2015. | 11/01/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 5,530,079 XXX ..5,389,335 5,367,083 5,518,069 (7,211) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 18,182,485 XXX ....18,170,539 .18,101,124 288 0 0 XXX XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
[7002824  BF 6 [ADDOtt LADOrAtONES. ......overorccveceeererreersosvceeererersssnes [ 1T 2[.....2FE] 1,153,778 [....98.760 [ ...cceocc.... 1,116,972 |

............. 1150411 | | 2A77] | [..3750 ...3493 [MN....] ......3,652 | ......A2,413 | 05/18/2017. | 11/30/2026.]




Annual Statement for the year 2018 of the Vl€@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description n Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of | Paid Accrued During Year | Acquired Date
151020  AH 7 | CELGENE CORPORATION........ccovuivirirrierierinneienisnsiseessnssnssssenssenessnsnns | eveens | oo [eoverrnnnee | cerelFE | v 954,160 {.....98.178 | oo 981,783 | oo 1,000,000 | ... 979,005 5,301 [ oo v [ 3.250 12/10/2013. | 08/15/2022.
224399 AR 6 |CRANE CO....ccoevvriereincirereincierieis .1,500,000 | ..ccorevene 1,499,957 (B95) [ evvrerererieerens | eerererernnirenenines [ s 4.450 12/10/2013. | 12/15/2023.
34354P  AD 7 |FLOWSERVE CORPORATION ....500,000 | ... 497,052 536 ......4.000 12/11/2013. | 11/15/2023.
42307# AA 6 |HEITMAN AMERICA REAL ESTATE HO......covvviieinircieeireesseiesiseirenenine .1,000,000 | ..coevene 1,000,000 | .eooverreniiirernnis | e | e | e | e 3.770 02/15/2018. | 02/15/2027.
42307# AB 4 |HEITMAN AMERICA REAL ESTATE HO......covvviriiiiiicinieeiseienisisienine 1,000,000 | ...ccoevenee 1,000,000 | .oovvrreeniiirerinnins | e | e | e | e 3.770 03/27/2018. | 02/15/2027.
74834L AS 9 |QUEST DIAGNOSTICS INCORPORATED GTD-by-Su 998,330 |...102.786 ..1,027,862 .1,000,000 | ... 999,558 182 4.700 03/21/2011. | 04/01/2021.
761713  BG 0 |REYNOLDS AMERICAN INC.......ccevorirmiiniierinnicrinineieineireneniseesssnsneensnnenes | veveees | oo | eovmreneed ] [ et 2FE | i 2,142,220 | ..... 96.423 ..1,928,469 .2,000,000 | ..ccorcvene 2,115,795 | oo | e (16,516) 4.450 05/16/2017. | 06/12/2025.
82481L  AD 1 | SHIRE ACQUISITIONS INVESTMENTS...... 983,540 |..... 90.492 .1,000,000 | ... 986,052 1,554 .....3.200 05/17/2017. | 09/23/2026.
98978V AB 9 |ZOETIS INC 3.25% 2/1/2023.....cocoveirieseeieeisisiessessessiessessssssessssssssssssssssnsnssnes | coseies 943,690 |..... 98.489 .1,000,000 | ... 972,296 6,130 | oo [eonreinennsninssinnes [ 3.250 12/11/2013. | 02/01/2023.

3299999. Industrial & Miscellaneous (Unaffiliated) - IsSUEr OBGALIONS. ........ovueveiiiiiiieiieisissisiei st esnas | ssessesanes 11,173,138 XXX .. 11,131,000 | ........... 11,200,126 | oo, 0 (5,379) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12508G__ AX__ 4 [UBS COMMERCIAL MORTGAGE TRUST...... [ [l 4] AFM] o 4,119,712 |..... 99.004 | .o 3,960,175 | covcvrncenes 4,000,000 | ...ccooue. 4,107,768 | ..o | e (11,028) [ .o [ v | 3.907 |...... 3.551 [MON... [ .ocouuee. 13,023 | ........ 156,280 | 11/21/2017. | 11/01/2050.

3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . s 4,119,712 XXX | e 3,960,175 | .coovvvenens 4,000,000 | ...ccoouuve 4,107,768 | ...cooovvrriririnn, 0 e, (11,028) 0 0 XXX XXX XXX [ v 13,023 | ........ 156,280 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... . cerrereeene s | e 15,292,850 XXX | e 14,921,260 | ..coveence 15,131,000 | cocoveeeee 15,307,894 [ ..oovvviriiniincenns (V)] I (16,407) 0 0 XXX XXX XXX | e 76,528 | ....... 576,878 XXX XXX
Totals

7799999. Total - Issuer Obligations...........ocereerrenrrnsreenes 59,585,772 XXX | e 59,357,545 | ... 58,906,000 | ........... 59,278,623 | ...ooovvvvvriisirine: 0 (536) 0 0 XXX XXX XXX | oo 351,388 | ..... 1,541,348 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUNEIES.........oveviviieiiiisi e 5,539,122 XXX ..5,398,666 | ..... .5,375,707 (7,241) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHEs. ..........oocuiiveiiiiiiiiisc i | i 4,119,712 XXX ..3,960,175 | ..... .4,000,000 | .. .4,107,768 | . w0 | (11,028) 0 0 XXX XXX XXX [ v ree XXX XXX
8399999, Grand TOtAl - BONGS. ........cuuieusrieseieseiesseiseeisseiseese stk nnisnnsensenins | eonniiened 69,244,606 XXX | s 68,716,386 | ............ 68,281,707 | .......... 68,913,242 | .oovvvivr) (V)] (18,805) 0 0 XXX XXX XXX | s 380,118 | ... 1,877,845 XXX XXX

1’0l
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12
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Annual Statement for the year 2018 of the Vl€@tropolitan Casualty Insurance Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government

912828 3N 8 |UNITED STATES TREASURY... 01/18/2018........ SOCIETE GENERALE 14,950,225 .. 14,762

912828  G6 1 | UNITED STATES TREASURY... 10/23/2018........ CITIGROUP GLOBAL MARKETS INC!/. 17,763,786 .107,705

0599999. Total - Bonds - U.S. Government.......... . 32,714,011 122,467
Bonds - U.S. Special R e and Special A

3132XS A9 1 |FEDERAL HOME LOAN MORTGAGE COR. RBC DOMINION SECURITIES INC.......cootuiriiieinrieieinrirernsisseeninennes (4,987,837) X ..(4,714)

3132XT  MH 8 | FEDERAL HOME LOAN MORTGAGE COR. JP MORGAN SECURITIES LTD LDN......ovuuriiirinririierisiseisssieseesesesssssssesssssssesesenens ..(4,956,805) | . (4,724,986) (5,250)

3140Q8 AH 8 | FEDERAL NATIONAL MORTGAGE ASSO.......ceiiiireiiiiriinrierinsiesiesssisesesiessssiessessssesesiesees BNP PARIBAS.........ccccovvunee 3,082,675 .2,989,260 2,906
837151 RW 1 | SOUTH CAROLINA PUBLIC SERVICE CITIGROUP GLOBAL MARKETS INC/. 1,885,000 .2,000,000 | ..o 7,164
3199999. Total - Bonds - U.S. SPeCial REVENUE BNG SPECIAI ASSESSMENES. ... ...iuiuetitsseteteistsstetsssisesesseesssissesasasstssses | se1ssesessssesessssasessssssssassssesesassesesessssesesesaesesesseseeessesesesessesea s e sese8aseees s eseae s e e e o8 ee e se s oL e s e es e oh e b s e s eheE e e hete s e sesesee e sebessesesensebebess  esetasassesessssssesesnsesesssasesesnsssessnnsesas | obsesesossssesesssesesnsssenssasaas (4,976,967) 106
Bonds - Industrial and Miscellaneous

42307# AA 6 |HEITMAN AMERICA REAL ESTATE HO... 02/15/2018........ DIRECT. 1,000,000 .....1,000,000

42307# AB 4 |HEITMAN AMERICA REAL ESTATE HO... 03/27/2018........ DIRECT. 1,000,000 1,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 2,000,000 0
8399997. Total - BONS - Part 3.......ccuiiiieiis i 29,737,044 | ..o 30,415,094 | i 122,573
8399998. Total - Bonds - Summary Item from Part 5 10,902,263 9,921
8399999. Total - Bonds. 40,639,307 132,494
9999999. Total - Bonds, Preferred and Common Stocks 40,639,307 132,494




Annual Statement for the year 2018 of the Vl€@tropolitan Casualty Insurance Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36225B QN 1 | GINNIE MAE | GNMA | 7.500% 781361.. .. | 12/01/2018. | Paydown 3,088 | .o 3,088 ....3,238 3,155 |....... (67) (67) 3,088 Y SOOI [DUUORORUPRON | B ISR 111 | 12/15/2025.
912828 3N 8 |UNITED STATES TREASURY.... 08/21/2018. | VaOUS. ......ceveeveeeeissisersisessssnsessessesnsenes | eovenesssnsssssssisssnses | soeneas 7434731 | ... 7,500,000 | ....... 7475113 | s TAT5 M3 | | e 7112 YA V2 Y [P 7,482,225 | ....coccovevecns [ o (47,494) | .......(47,494) | ....... 86,424 | 12/31/2019.
0599999. Total - Bonds - U.S. GOVEIMMENE....cvvsvsrvsvscsesvsvssvssssisis st | 7,437,819 | ...... 7,503,088 | ..... 7,478,351 | ... 7,478,268 | oo 0] 7,045 0 7,045 0] 7,485,313 | 0]...(47.494) | ......(47,494) | ... 86,535 | XXX
Bonds - U.S. Political Subdivisions of States
64966H AX 8 [NEW YORK N Y New York City Of...... | 500,000 | ......... 500,000 | .......... 502,625 | ... 500,222 |....... (222) (222) 09/01/2020.
2499999. Total - Bonds - U.8. Political SUDIVISIONS Of StaES.......ovvsvsvsssvss ot | 500,000 | ........ 500,000 | ... 502,625 | oo 500,222 | oo 0 (222) 0 (222) 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
040507 KS 3 | ARIZONA HEALTH FAC AUTH......cccovvrvrmrinrirnnine ..101/01/2018. [ Call ~ 100.0000.........cccrmrrrerrrrrrererireirnnes | cererrsnissrenieseniens | eeveeneas 500,000 | .......... 500,000 | .......... 443,870 0 01/01/2026.
052474 AL 7 |AUSTIN TX ELECTRIC UTILITY SYS AUSTIN TE | .. | 05/15/2018. | MAUFY........cveerererirererinrierirersienirenns | crvverseienssisseeniinns | coveensd 4,500,000 | ....... 4,500,000 | ....... 1,927,530 87,219 05/15/2018.
3132GL EA 8 |FEDERAL HOME LOAN MORTGAGE COR .. | 12/01/2018. | Paydown
FHLMC 3.5 (1,637) 12/01/2041.
3132XS A9 1 |FEDERAL HOME LOAN MORTGAGE COR.... .| 12/31/2018. | Various 0 .| 08/01/2047.
3132XT MH 8 |FEDERAL HOME LOAN MORTGAGE COR .| 12/31/2018. | Various. 0 .| 10/01/2047.
3140Q8 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO .. | .. | 12/01/2018. | Various (4,728) 12/01/2047.
31417D SP 9 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 12/01/2018. [ PaYOWN........evrrircirerenirierisersninnirens | serersnissirsnseninnnns | vvvennnnnd 14,100 | 1000 314,100 | .....0.325,093 | 324,697 | oo | eereenn(10,598) | oo [ i (10,598) | ovvvvvvereriines 11/01/2042.
442348 3W 6 |HOUSTON AIRPORT SYSTEM HOUSTON TX ..108/20/2018. [ Call ~ 100.0000..........ccrvrrrrerererirerrrrrnnns
ARPOR L e | 221,000,000 | .......1,000,000 | ....... 1,048,570 (3,761) 07/01/2034.
45200F KQ 1 [ILLINOIS FINANCE AUTHORITY lllinois Fina....... ..|10/01/2018. [ Call  100.0000.. . .516,800 (1,513) 10/01/2025.
45200F SX 8 |ILLINOIS FINANCE AUTHORITY lllinois Fina. ..107/01/2018. | Call  100.000( .545,940 (3,048) 07/01/2038.
462590 JF 8 [IOWA STUDENT LN LIQUIDITY CORP................ ..|12/01/2018. | Call  100.0000.. ceeerneennsnsnennens | e | oereenn 160,000 | ... 760,000 | ..o 764,735 (373) 12/01/2021.
49126K HS 3 [KY EDA BAPTIST HEALTHCARE HOSP KY ..107/13/2018. | FTN FINANCIAL CAPITAL MARKETS.....
ECONOM L L | 1,043,860 | ....... 1,000,000 | .......... 993,750 86 08/15/2042.
66285W QW 9 |NORTH TEXAS TOLLWAY AUTHORITY.............. ..101/01/2018. [ Call ~ 100.0000.........ccrmrrrererrrriereririirnnes | serrerrsneseresesessninns | ervenes 1,280,000 | ....... 1,280,000 | ....... 1,360,286 | ..o 1,356,577 | oo | eeeaeeee TB,5TT) | e | v (76,577) | cevovrerereinne 01/01/2040.
66285W TS 5 |NORTH TEXAS TOLLWAY AUTHORITY.... ..101/01/2018. | Call ~ 100.0000 s | e | e 980,000 | .......... 980,000 0 01/01/2040.
66285W TT 3 |NORTH TEXAS TOLLWAY AUTHORITY. 1| 01/02/2018. [ MAEUIY......ocvoveireriieenierseiseierissinsens | seerenississssssesseninns | oevsnenes 340,000 ..340,000 0 01/01/2040.
762315 HU 6 |RHODE ISLAND ST STUDENT LN AUT. .. | 05/15/2018. | Call  100.000( 925,000 ..925,000 0 06/01/2028.
93978E A9 3 |WASHINGTON ST HLTH CARE FACSA.... .. |.. 1 12/31/2018. | Various ettt | e | e 510,000 | .......... 500,000 0 10/01/2033.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........cc.. oieivervvvvvvuisnssesssssiisssssssssssssssssssssssssssssssssssssssnns | 13,400,087 | ..... 13,346,227 | .....11,007,150 | ........13,382,740 | ..ccooooceei0 | oo (14,930) | oo O | (14,930) | coovvenn 0 XXX
Bonds - Industrial and Miscellaneous
002824 _BF 6 | Abbott Laboratories _3.750% 11/30/26... 895,360 869,000 | ........ 886,502 (1,367) 884,216 [ | (15.216) [ .......(15.216)  ......56,051 | 11/30/2026.
3899999. Total - Bonds - Industrial and MISCEIANEOUS.........vvsvsvvsvssvsisvtins vttt | 895,360 | ........ 869,000 | ... 886,502 0 (1,367) 0] 884,216 |0 [ (15,216) | .......(15,216) | ....56,051 | XXX
8399997. Total - Bonds - Part 4.... T T 22,233,266 | ....22,218,315 | .....19,874,628 0 (9,474) 0 22,237,340 0]...40434)] ......(40434) | ....513.443 |  xxx
8399998. Total - Bonds - Summary Item ffom Part 5...........coovvsvsvsesvsvsvsen s | 10,836,497 | ....10,533,690 | ....10,902,263 | ..ooooovvscrrn O S 10,902,263 | oo | (65,766) | ... (65,766) | ......10,990 | XXX
8309999, Tt RO e e | 33,069,763 | .....32,752,005 | .....30,76,891 | ...... 22,246,813 | . . 0 (9,474) 0 33,139,603 0 |...(106,200)] .....(106,200) | ...524,433 | XXX
9999999. Total - Bonds, Preferred and COMMON SI0CKS.....ovvsvsvssvivsvssisss sttt | 33,069,763 XXX | 30,776,891 | ........ 22,246,813 | oo 0 (9,474) 0 (9,474) 0 33,139,603 0 ...(106,200) .....(106,200) | ....524,433 | XXX
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Annual Statement for the year 2018 of the Vl€@tropolitan Casualty Insurance Company

SCHEDULE D - PART §

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
o Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A t
FEDERAL HOME LOAN MORTGAG
3132XS A9 1 |COR 12/19/2017 | RBC DOMINION SECURITIES INC......... 01/10/2018 | BARCLAYS CAPITAL INC......coovvvrrivirnns | cvrrene 4,840,222 | ....... 4,978,622 | ......... 4,941,943 | ......... 4,978,622 0
FEDERAL HOME LOAN MORTGAGE
3132XT MH 8 |COR 12/19/2017 | JP MORGAN SECURITIES LTD LDN...... 01/10/2018 | WELLS FARGO & CO.... .4,693,468 | .......4,923,741 | . 4,895,140 4,923,741 0
3199999. Total - Bonds - U.S. Special Revenue and SPECial ASSESSIMENS ..........ouiuiiiiuiiieiitseteisetssssssessse et assesetessessesses et sssesseb et sesesses et seseses st enses et snsentesses et ensensessnsentensenns | srsssanes 9,533,690 | ......... 9,902,363 | ......... 9,837,083 .9,902,363 0 0 0 0
Bonds - Industrial and Miscellaneous
80285T AF 1 [SANTANDER DRIVE AUTO RECEIVABL | .. [ 01/18/2018RBC DOMINION SECURITIES INC......... [ 02/05/2018 [ CITIGROUP GLOBAL MARKETS INC/.... [ ........ 1,000,000 | ...cccoe.ed 999,900 999,900 0
3899999. Total - Bonds - Industrial and Miscellaneous ..999,900 999,900 0 0 0 0
8399998. Total - BONS......cccoireiriniiisrisiiserensrisenns .......10,902,263 | .......10,836,497 | ....... 10,902,263 0 0 0 0
9999999. Total - Bonds, Preferred and COMMON SOCKS. ... iuiiiiiiiiis ottt | nnieas 10,902,263 | .......10,836,497 | ....... 10,902,263 0 0 0 0
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Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 -Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A-Sn. 2
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt. D - Sn. 1
NONE

Sch.DB -Pt.D-Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JP Morgan Chase. New York, New York R 466,445 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 466,445 | XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 466,445 | XXX
0599999. Total Cash XXX | XXX 0 0 466,445 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 203,263 | 4. April 195,999 | 7. July. 45,466 | 10. October. 563,348

2. February. 203,040 |5. May. 413,721 | 8. August 226,874 | 11. November. 1,156,592

3. March 485,459 |6. June 966,457 | 9. September. 865,558 | 12. December. 466,445
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description ’ Code ‘ Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
[UNITED STATES TREASURY.......¢.¢0¢000000000000001000505050005150505050 5055505050545 _ 4418181881t | [1213/2018 ... ] oo, [01/08/2019..coe. [ oo 2,498,871
0199999. U.S. Government Bonds - ISSUBT OBIIGAtIONS. ..........c.iieiiiiiiisitetist sttt eesstets et st ssessesses st essesses s st ess s et ss s bt eesess e s s bbb s et s b bt eb st ens s es bt ensen et nsas 2,498,871
0599999. Total - U.S. GOVEIMMENE BONMAS......c.vuiueteieieitetitetetictetetecteteteteteteteseeessesetetetseseses e sesesessssesesesetesessesetas et et et sssebess et et et nsetebnsebesenasesesnssans 2,498,871
Total Bonds
7799999. Subtotals - ISSUET OBlIGAHONS. .........c. ittt ettt sttt et et s st s st es et et eb st et eses b s s e s snsnsernas 2,498,871
8399999, SUDIOLAIS = BONMS...........veieeteieieeteiecetet ettt ettt stete s s etetesesaetesessstesessstetessssssessssetesesassseesssesesseeseseesesesesessesetaesesetesssesesaeseeet et s setessssesetessssetensssetetssnsetanssssesssnas 2,498,871
8899999. Total - Cash Equivalents 2,498,871
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.covcveerineriineries AL ..
2. Alaska.
3. Arizona .
4. Arkansas AR VSD BY INS CODE SECTION 23-63-206 114,959 113,854
5. California...
6. Colorado....
7. Connecticut...
8. Del .
9. District of Columbia...........ccco...... DC]|..
10.  Florida
11, Georgia GA RSD Section 33-3-9 35,001 34,977
12.  Hawaii
13.  Idaho.
14.  lllinois
15, Indiana.......cccocomeiineriiinnniiiies
16. lowa.
17, Kansas.......covniineciinnninned
18.  Kentucky...
19.  Louisiana...
20.  Maine
21, Maryland .
22.  Massachusetts.. MA RSD CH 175 SECTION 151 99,965 99,004
23.  Michigan.
24, Minnesota.........cccccocruceereeennee MN | .
25, Mi ippi
26, MISSOUM......cooueeeeriercriieriiieiens
27.  Montana.......ccoeeviveiinniiinnii
28. Nebraska
29.  Nevada......oooomrineiiinniinenens
30.  New Hampshire.
31.  New Jersey.
32.  New Mexico...
33.  New York .
34, North Carolina NC RSD Statutes GS 58-5-5 and 58-5-10 298,607 294,539
35.  North Dakota.
36.
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania. .
40.  Rhode Island. FOR THE BENEFIT OF ALL POLICYHOLDERS 2,009,288 1,989,979
41, South Carolin SC RSD BY INS CODE SECTION 38-9-80. 174,938 173,257
42.  South Dakota
43.  Tennessee....
44, Texas.
45,
46.
47.  Virginia..
48.  Washington...
49.  West Virginia.
50.  Wisconsin
51.
52.
53.
54.
55.  US Virgin Islands...
56.  Northern Mariana Islands..
57. Canada
58.  Aggregate Alien and Other.... XXX XXX 0 0 0 0
59.  Total XXX XXX 2,009,288 1,989,979 723,470 715,631
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe)......cccovivniiiiisiiianinns XXX XXX 0 0 0 0
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